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Statement of Net Assets in EUR
Statement of Net Assets in EUR

Elements of Statement of Net Assets Semi-Annual Report 
Amounts (*)

a) Eligible financial securities mentioned in paragraph 1 of section I of Article L. 214-20 of the French 
Monetary and Financial Code 16,079,785.04

b) Cash at banks and liquidities 1,063,687.25

c) Other Assets held by the UCITS 2,517,631.98

d) Total of Assets held by the UCITS (lines a+b+c) 19,661,104.27

e) Liabilities -885,563.54

f) Net Asset Value (lines d+e= net asset of the UCITS) 18,775,540.73

(*) Amounts are signed

|

Number of units outstanding and net asset values per 
unit
Number of units outstanding and net asset values per unit

Unit Unit type Net Assets per unit Number of units 
outstanding

Net asset value per 
unit

AMUNDI SHORT TERM YIELD SOLUTION EC in 
EUR C 13,177,378.39 1,300,367.281 10.133

AMUNDI SHORT TERM YIELD SOLUTION IC in 
EUR C 4,745,883.04 327.522 14,490.272

AMUNDI SHORT TERM YIELD SOLUTION PC in 
EUR C 852,279.30 7,822.269 108.955
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Items of securities portfolio
Items of securities portfolio

Items of securities portfolio Percentage Net Assets 
(*)

Total Percentage of 
Assets (**)

A) Eligible financial securities and money market instruments admitted for 
trading on a regulated market pursuant to Article L. 422-1 of the French 
Monetary and Financial Code.

67.18 64.16

and B) Eligible financial securities and money market instruments admitted for 
trading on another regulated market that is operating regularly, recognised, 
open to the public and whose registered offices are located in a European 
Union member state or in another state party to the agreement on the European 
Economic Area.
C) Eligible financial securities and money market instruments officially listed on 
a stock exchange in a non-member state or traded on another regulated market 
in a non-member state that is operating regularly, recognised and open to the 
public, provided that this exchange or market does not appear on a list drawn 
up by the AMF or that the choice of this exchange or market is established by 
law, regulations, or the articles of association of the undertaking for collective 
investment in transferable securities.

18.46 17.63

D) Recently issued financial securities mentioned in paragraph 4 of section I of 
Article R. 214-11 of the French Monetary and Financial Code.   

E) Other assets. 10.02 9.57

(*) Please see point f) in the statement of assets
(**) Please see point d) in the statement of assets
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Breakdown of assets in A), B), C), D) of the securities 
portfolio, by currency
Breakdown of assets in A), B), C), D) of the securities portfolio, by currency

Securities Currency In amount (EUR) Percentage Net 
Assets (*)

Total Percentage of 
Assets (**)

Euro EUR 16,079,785.04 85.64 81.78

TOTAL 16,079,785.04 85.64 81.78

(*) Please see point f) in the statement of assets
(**) Please see point d) in the statement of assets
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Breakdown of assets in A), B), C), D) of the securities 
portfolio, by country of residence of issuer
Breakdown of assets in A), B), C), D) of the securities portfolio, by country of residence of issuer

Country Percentage of Net 
Assets (*)

Percentage of Total 
Assets (**)

FRANCE 16.00 15.28

NETHERLANDS 12.97 12.39

GERMANY 9.14 8.73

UNITED STATES OF AMERICA 6.02 5.75

ITALY 5.73 5.47

UNITED KINGDOM 5.16 4.93

LUXEMBOURG 5.12 4.89

SPAIN 4.89 4.67

FINLAND 3.11 2.97

NORWAY 2.65 2.53

BELGIUM 2.54 2.42

AUSTRALIA 2.46 2.35

JAPAN 2.09 2.00

SWEDEN 1.82 1.74

CANADA 1.61 1.54

IRELAND 1.43 1.37

AUSTRIA 1.10 1.05

NEW ZEALAND 1.10 1.05

DENMARK 0.70 0.67

TOTAL 85.64 81.78

(*) Please see point f) in the statement of assets
(**) Please see point d) in the statement of assets
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Breakdown of other assets in E) of the securities 
portfolio, by nature
Breakdown of other assets in E) of the securities portfolio, by nature

Type of assets Percentage of Net 
Assets (*)

Percentage of Total 
Assets (**)

UCITS and equivalents in other EU Member States 10.02 9.57

Other UCIs and investment funds   

AIF and equivalents in other EU Member States   

Other   

TOTAL 10.02 9.57

(*) Please see point f) in the statement of assets
(**) Please see point d) in the statement of assets
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Movements in securities portfolio during the period in 
EUR
Movements in securities portfolio during the period in EUR

Movements (in amount)
Items of securities portfolio

Acquisitions Cessions

A) Eligible financial securities and money market instruments admitted for trading on a 
regulated market pursuant to Article L. 422-1 of the French Monetary and Financial Code. 7,298,581.30 6,906,742.70

and B) Eligible financial securities and money market instruments admitted for trading on 
another regulated market that is operating regularly, recognised, open to the public and 
whose registered offices are located in a European Union member state or in another 
state party to the agreement on the European Economic Area.
C) Eligible financial securities and money market instruments officially listed on a stock 
exchange in a non-member state or traded on another regulated market in a non-member 
state that is operating regularly, recognised and open to the public, provided that this 
exchange or market does not appear on a list drawn up by the AMF or that the choice of 
this exchange or market is established by law, regulations, or the articles of association 
of the undertaking for collective investment in transferable securities.

3,158,865.40 2,715,250.19

D) Recently issued financial securities mentioned in paragraph 4 of section I of Article R. 
214-11 of the French Monetary and Financial Code.   

E) Other assets. 351,178.51 189,398.78
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VARIABLE MANAGEMENT FEES
VARIABLE MANAGEMENT FEES

28/03/2024

Unit AMUNDI SHORT TERM YIELD SOLUTION EC

Earned variable management fees  
Percentage of earned variable management fees (1)  
Earned variable management fees (due to redemptions)  
Percentage of earned variable management fees (due to redemptions) (2)  

Unit AMUNDI SHORT TERM YIELD SOLUTION IC

Earned variable management fees  
Percentage of earned variable management fees (1)  
Earned variable management fees (due to redemptions)  
Percentage of earned variable management fees (due to redemptions) (2)  

Unit AMUNDI SHORT TERM YIELD SOLUTION PC

Earned variable management fees  
Percentage of earned variable management fees (1)  
Earned variable management fees (due to redemptions)  
Percentage of earned variable management fees (due to redemptions) (2)  

(1) in relation to net assets of the closing
(2) in relation to average net assets
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Transparency of securities financing transactions and 
of reuse (SFTR) - Regulation SFTR - in accounting 
currency of the portfolio EUR
Transparency of securities financing transactions and of reuse (SFTR) - Regulation SFTR - in accounting currency of the portfolio EUR

Over the course of the reporting period, the UCI was not involved in any transactions governed by the 
Securities Financing Transactions Regulation (SFTR).
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Portfolio listing of assets and liabilities
Portfolio listing of assets and liabilities

Portfolio listing of balance sheet items
Portfolio listing of balance sheet items

Instruments by economic sector (*) Currency Quantity or
Nominal Amount % Net

Asset

BONDS AND SIMILAR SECURITIES 16,079,785.04 85.64

Other bonds and similar traded on a regulated market 16,079,785.04 85.64

Automotives 552,802.29 2.94

VOLKSWAGEN INTL FINANCE NV 3.875% 29-03-26 EUR 200,000 208,380.50 1.11
VOLKSWAGEN LEASING 3.625% 11-10-26 EUR 120,000 120,902.81 0.64
VOLKSWAGEN LEASING 4.5% 25-03-26 EUR 220,000 223,518.98 1.19

Beverages                                         272,467.19 1.45

ANHEUSER INBEV SANV 3.45% 22-09-31 EUR 170,000 172,630.18 0.92
ASAHI BREWERIES 0.01% 19-04-24 EUR 100,000 99,837.01 0.53

Capital Markets                                   1,161,873.55 6.19

ABN AMRO BK E3R+0.6% 15-01-27 EUR 100,000 101,573.78 0.54
ASB BANK 4.5% 16-03-27 EMTN EUR 200,000 206,130.95 1.10
BANCO SANTANDER ALL SPAIN BRANCH 3.5% 09-01-28 EUR 100,000 100,273.96 0.53
FEDERATION DES CAISSES DESJARDINS QUEBEC E3R+0.55% 
17-01-26 EUR 200,000 202,699.57 1.08

LLOYDS BANK CORPORATE MKTS 4.125% 30-05-27 EUR 190,000 200,232.97 1.07
MORGAN STANLEY E3R+0.65% 19-03-27 EUR 150,000 150,519.39 0.80
NORDEA BKP 3.625% 10-02-26 EUR 200,000 200,442.93 1.07

Chemicals                                         99,383.64 0.53

PPG INDUSTRIES 1.875% 01-06-25 EUR 100,000 99,383.64 0.53

Commercial Banks 4,023,939.46 21.43

BBVA 3.5% 26-03-31 EMTN EUR 100,000 100,516.31 0.54
BBVA 4.125% 10-05-26 EUR 200,000 207,842.81 1.11
BELFIUS SANV 3.875% 12-06-28 EUR 100,000 105,207.92 0.56
BK AMERICA 1.949% 27-10-26 EUR 200,000 196,370.16 1.05
BPCE 0.375% 02-02-26 EMTN EUR 100,000 94,580.03 0.50
BPCE 3.625% 17-04-26 EMTN EUR 200,000 207,402.56 1.10
COMMERZBANK AKTIENGESELLSCHAFT E3R+0.7% 12-03-27 EUR 100,000 100,616.03 0.54
DEUTSCHE BK PARIS BRANCH E3R+0.65% 15-01-26 EUR 100,000 101,426.29 0.54
DNB BANK A 4.5% 19-07-28 EMTN EUR 100,000 105,901.52 0.56
HSBC 3.019% 15-06-27 EUR 100,000 100,892.45 0.54
ING BANK NEDERLAND NV 4.125% 02-10-26 EUR 200,000 207,588.92 1.11
INTE 4.0% 19-05-26 EMTN EUR 100,000 104,281.38 0.56
INTE E3R+0.63% 17-03-25 EMTN EUR 100,000 100,489.33 0.54
INTE E3R+0.8% 16-11-25 EMTN EUR 100,000 101,237.51 0.54
KBC GROUPE 1.5% 29-03-26 EMTN EUR 200,000 198,365.59 1.06
KBC IFIMA E3R+0.35% 04-03-26 EUR 100,000 100,350.74 0.53
MIZUHO FINANCIAL GROUP 1.631% 08-04-27 EUR 200,000 192,644.92 1.03
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Portfolio listing of balance sheet items

Instruments by economic sector (*) Currency Quantity or
Nominal Amount % Net

Asset
NATIONWIDE BUILDING SOCIETY 4.5% 01-11-26 EUR 220,000 229,568.64 1.22
NATL BANK OF CANADA E3R+0.45% 06-03-26 EUR 100,000 100,328.95 0.53
NATWEST MKTS 0.125% 12-11-25 EUR 100,000 94,555.02 0.50
NIBC BANK NV 6.375% 01-12-25 EUR 100,000 105,882.78 0.56
SANTANDER CONSUMER BANK AG 4.5% 30-06-26 EUR 200,000 209,042.25 1.11
SG 1.5% 30-05-25 EMTN EUR 100,000 100,862.42 0.54
SG 4.25% 28-09-26 EUR 300,000 311,877.07 1.64
SVENSKA HANDELSBANKEN AB 3.75% 05-05-26 EUR 140,000 145,687.92 0.78
UNICREDIT 0.5% 09-04-25 EMTN EUR 200,000 194,492.13 1.04
VOLKSBANK WIEN AG SVP 4.75% 15-03-27 EUR 200,000 205,927.81 1.10

Diversified Consumer Services                     981,616.94 5.23

ALD 1.25% 02-03-26 EMTN EUR 100,000 95,467.84 0.51
ALD 3.875% 22-02-27 EUR 100,000 100,780.20 0.54
ALD 4.375% 23-11-26 EUR 200,000 205,684.41 1.10
ALD 4.75% 13-10-25 EMTN EUR 100,000 103,601.02 0.55
LEASYS 3.875% 01-03-28 EMTN EUR 140,000 140,851.23 0.75
LEASYS 4.625% 16-02-27 EMTN EUR 230,000 236,427.01 1.25
LEASYS ZCP 22-07-24 EUR 100,000 98,805.23 0.53

Diversified Financial Services                    4,539,572.16 24.17

ABB FINANCE B V 0.75% 16-05-24 EUR 300,000 300,823.15 1.60
BFCM BANQUE FEDERATIVE CREDIT MUTUEL 0.01% 07-03-25 EUR 100,000 96,703.96 0.52
BFCM BANQUE FEDERATIVE CREDIT MUTUEL 0.01% 11-05-26 EUR 200,000 186,175.92 0.99
BFCM BANQUE FEDERATIVE CREDIT MUTUEL 1.0% 23-05-25 EUR 100,000 97,864.17 0.52
CA AUTO BANK SPA IRISH BRANCH 4.75% 25-01-27 EUR 260,000 268,527.18 1.43
CAIXABANK 1.125% 17-05-24 EMTN EUR 300,000 301,924.96 1.63
CAIXABANK 4.625% 16-05-27 EMTN EUR 100,000 105,665.31 0.56
CAIXA GEN S A 2.875% 15-06-26 EUR 100,000 101,011.99 0.54
COCA COLA HBC FINANCE BV 3.375% 27-02-28 EUR 190,000 191,023.51 1.02
LEASEPLAN CORPORATION NV 2.125% 06-05-25 EUR 100,000 100,063.59 0.53
LSEG NETHERLANDS BV 4.125% 29-09-26 EUR 200,000 207,449.55 1.10
MERCEDESBENZ INTL FINANCE BV 3.0% 10-07-27 EUR 100,000 100,058.37 0.53
MITSUBISHI HC CAPITAL UK 3.733% 02-02-27 EUR 150,000 150,933.12 0.80
NTT FINANCE 3.359% 12-03-31 EUR 100,000 100,858.82 0.54
OP CORPORATE BANK E3R+0.4% 28-03-27 EUR 130,000 130,067.66 0.69
PSA BANQUE FRANCE 0.0% 22-01-25 EUR 200,000 194,200.62 1.03
PSA BANQUE FRANCE 3.5% 19-07-27 EUR 100,000 100,394.05 0.53
PSA BANQUE FRANCE 3.875% 19-01-26 EUR 100,000 101,115.41 0.54
SANTANDER CONSUMER BANK AS 0.125% 11-09-24 EUR 100,000 98,424.57 0.52
SANTANDER CONSUMER BANK AS 0.5% 11-08-25 EUR 200,000 192,042.17 1.02
SEGRO CAPITAL SARL 1.25% 23-03-26 EUR 200,000 190,739.51 1.02
TOYOTA FINANCE AUSTRALIA 3.434% 18-06-26 EUR 300,000 300,613.34 1.60
TOYOTA MOTOR FINANCE NETHERLANDS BV 3.125% 11-01-27 EUR 130,000 130,091.75 0.69
TRATON FINANCE LUXEMBOURG 0.0% 14-06-24 EUR 100,000 99,216.08 0.53
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Portfolio listing of balance sheet items

Instruments by economic sector (*) Currency Quantity or
Nominal Amount % Net

Asset
TRATON FINANCE LUXEMBOURG 0.125% 10-11-24 EUR 200,000 195,569.81 1.04
TRATON FINANCE LUXEMBOURG 3.75% 27-03-27 EUR 200,000 200,269.83 1.07
VLVY 1 5/8 09/18/25 EUR 100,000 97,980.01 0.52
VOLKSWAGEN BANK 4.25% 07-01-26 EUR 100,000 101,422.81 0.54
VOLVO TREASURY AB 0.125% 17-09-24 EUR 100,000 98,340.94 0.52

Diversified Telecommunication Services            262,983.07 1.40

ATT 3.55% 18-11-25 EUR 100,000 101,219.69 0.54
NBN 3.5% 22-03-30 EMTN EUR 160,000 161,763.38 0.86

Electrical Equipment                              199,686.54 1.06

EMERSON ELECTRIC 0.375% 22-05-24 EUR 200,000 199,686.54 1.06

Electric Utilities                                678,870.75 3.62

EDF 3.75% 05-06-27 EMTN EUR 100,000 101,821.81 0.54
ENEL FINANCE INTERNATIONAL NV ZCP 17-06-24 EUR 100,000 99,221.91 0.53
ENEL FINANCE INTL NV 0.25% 17-11-25 EUR 200,000 189,750.27 1.01
EON SE 0.125% 18-01-26 EMTN EUR 100,000 94,547.10 0.50
SCOTTISH AND SOUTHERN ENERGY 0.875% 06-09-25 EUR 200,000 193,529.66 1.04

Energy Equipment & Services 131,363.05 0.70

VESTAS WIND SYSTEMS AS 4.125% 15-06-26 EUR 130,000 131,363.05 0.70

Gestion et Promotion Immobilière 275,083.30 1.47

AXA LOGISTICS EUROPE MASTER SCA 0.375% 15-11-26 EUR 300,000 275,083.30 1.47

Insurance                                         296,202.62 1.58

ACE INA 0.3% 15-12-24 EUR 200,000 195,198.09 1.04
ACHMEA BV 3.625% 29-11-25 EUR 100,000 101,004.53 0.54

IT Services 102,411.96 0.55

THALES SERVICES SAS 4.0% 18-10-25 EUR 100,000 102,411.96 0.55

Paper & Forest Products                           103,678.26 0.55

STORA ENSO OYJ 4.0% 01-06-26 EUR 100,000 103,678.26 0.55

Pharmaceuticals                                   490,255.00 2.61

BAYER 0.05% 12-01-25 EUR 200,000 194,139.57 1.03
ROSW 0 7/8 02/25/25 EUR 200,000 195,539.86 1.04
SANOFI 0.625% 05-04-24 EUR 100,000 100,575.57 0.54

Real Estate 570,073.93 3.04

LEG IMMOBILIEN SE 0.375% 17-01-26 EUR 300,000 282,195.91 1.50
VONOVIA SE 1.375% 28-01-26 EUR 300,000 287,878.02 1.54

Specialized Distribution 586,209.52 3.12

ARVAL SERVICE LEASE 0.0% 01-10-25 EUR 100,000 94,792.90 0.50
ARVAL SERVICE LEASE 0.875% 17-02-25 EUR 200,000 195,281.14 1.04
ARVAL SERVICE LEASE 4.75% 22-05-27 EUR 100,000 107,432.08 0.57
NATL GRID NORTH AMERICA 0.41% 20-01-26 EUR 200,000 188,703.40 1.01
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Portfolio listing of balance sheet items

Instruments by economic sector (*) Currency Quantity or
Nominal Amount % Net

Asset

Thrifts & Mortgage Finance                        101,156.86 0.54

BANCO NTANDER 3.75% 16-01-26 EUR 100,000 101,156.86 0.54

Transportation Infrastructure                     96,258.57 0.51

NV LUCHTHAVEN SCHIPHOL 0.0% 22-04-25 EUR 100,000 96,258.57 0.51

Utilities sector 403,374.96 2.15

A2A EX AEM 2.5% 15-06-26 EMTN EUR 100,000 99,626.90 0.53
ENGIE 3.625% 06-12-26 EMTN EUR 200,000 203,225.73 1.08
STATKRAFT AS 3.125% 13-12-26 EUR 100,000 100,522.33 0.54
FINGRID EMTN 3.25% 20-03-34 EUR 150,000 150,521.42 0.80

UNITS OF MUTUAL FUNDS 1,881,666.42 10.02

UCITS and similar from other UE members 1,881,666.42 10.02

Units or Shares 1,881,666.42 10.02

AMUNDI EURO LIQUIDITY-RATED SRI Part Z EUR 0.502 523,986.97 2.79
AMUNDI EURO LIQUIDITY SRI  Z EUR 0.443 462,654.91 2.46
AMUNDI ULTRA SHORT TERM I MPACT GREEN BOND PART EB EUR 8.515 895,024.54 4.77

Total 17,961,451.46 95.66

(*) The sector of activity represents the main activity carried out by the issuer of the financial instrument and is derived from the NACE 
code published for that issuer.

Portfolio listing of foreign exchange forward transactions
Portfolio listing of foreign exchange forward transactions

Present value presented in the 
balance sheet Exposure amount (*)

Currencies to receive (+) Currencies to deliver (-)Operation type
Asset Liability

Currency Amount (*) Currency Amount (*)

Total     

(*) Amount determined in accordance with the provisions of the exposure presentation regulation expressed in the accounting currency.
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Portfolio listing of forward financial instruments
Portfolio listing of forward financial instruments

Portfolio listing of forward financial instruments-Equities

Present value presented in the 
balance sheet Exposure amount (*)

Commitment nature Quantity or
Nominal Asset Liability +/-

1. Futures
Subtotal 1.    
2. Options
Subtotal 2.    
3. Swaps
Subtotal 3.    
4. Other instruments
Subtotal 4.    

Total    

(*) Amount determined according to the provisions of the regulations relating to exposures presentation.

Portfolio listing of forward financial instruments-Interest rate

Present value presented in the 
balance sheet Exposure amount (*)

Commitment nature Quantity or
Nominal Asset Liability +/-

1. Futures
EURO BOBL 0624 -13.00  -9,120.00 -1,537,250.00

EURO BUND 0624 -1.00  -530.00 -133,380.00

EURO SCHATZ 0624 -33.00  -815.00 -3,488,100.00

Subtotal 1.  -10,465.00 -5,158,730.00
2. Options
Subtotal 2.    
3. Swaps

OISEST/0.0/FIX/0.331 1,400,000.00 72,503.20   

OISEST/0.0/FIX/2.506 350,000.00 2,285.68   

OISEST/0.0/FIX/2.611 500,000.00 3,591.25   

OISEST/0.0/FIX/2.89 900,000.00 763.18   

Subtotal 3. 79,143.31   
4. Other instruments
Subtotal 4.    

Total 79,143.31 -10,465.00 -5,158,730.00

(*) Amount determined according to the provisions of the regulations relating to exposures presentation.
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Portfolio listing of forward financial instruments-Change

Present value presented in the 
balance sheet Exposure amount (*)

Commitment nature Quantity or
Nominal Asset Liability +/-

1. Futures
Subtotal 1.    
2. Options
Subtotal 2.    
3. Swaps
Subtotal 3.    
4. Other instruments
Subtotal 4.    

Total    

(*) Amount determined according to the provisions of the regulations relating to exposures presentation.

Portfolio listing of forward financial instruments-Credit risk

Present value presented in the 
balance sheet Exposure amount (*)

Commitment nature Quantity or
Nominal Asset Liability +/-

1. Futures
Subtotal 1.    
2. Options
Subtotal 2.    
3. Swaps
Subtotal 3.    
4. Other instruments
Subtotal 4.    

Total    

(*) Amount determined according to the provisions of the regulations relating to exposures presentation.
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Portfolio listing of forward financial instruments-Other exposures

Present value presented in the 
balance sheet Exposure amount (*)

Commitment nature Quantity or
Nominal Asset Liability +/-

1. Futures
Subtotal 1.    
2. Options
Subtotal 2.    
3. Swaps
Subtotal 3.    
4. Other instruments
Subtotal 4.    

Total    

(*) Amount determined according to the provisions of the regulations relating to exposures presentation.

|

Portfolio listing of forward financial instruments or foreign exchange forward 
transactions used to hedge a unit category
Portfolio listing of forward financial instruments or foreign exchange forward transactions used to hedge a unit category

The UCI under review is not covered by this section.
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Portfolio listing summary
Portfolio listing summary

Present value presented in the 
balance sheet

Total inventory of eligible assets and liabilities (except FDI) 17,961,451.46

Inventory of FDI (except FDI used for hedging of issued shares)

Total foreign exchange forwards  

Total financial derivative instruments – equities  

Total financial derivative instruments – interest rate 68,678.31

Total financial derivative instruments – foreign exchange  

Total financial derivative instruments – credit  

Total financial derivative instruments – other exposures  

Inventory of financial derivative instrument used for hedging of issued share  

Other assets (+) 1,620,509.50

Other liabilities (-) -875,098.54

Financing liabilities (-)  

Total = Net Asset Value 18,775,540.73

Unit name Unit currency Number of units Net asset value

Unit AMUNDI SHORT TERM YIELD SOLUTION EC EUR 1,300,367.281 10.133

Unit AMUNDI SHORT TERM YIELD SOLUTION IC EUR 327.522 14,490.272

Unit AMUNDI SHORT TERM YIELD SOLUTION PC EUR 7,822.269 108.955
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